Properties of the functional J(F, Φ)
whenever H is a convex set. For instance 
where the involved matrices are real and of compatible and fixed dimensions.
Objective function
Uncertainty model
Kalman filter
The equality does not hold
Kalman filter Main idea =⇒ uncertainty model Optimal robust filtering H 2 optimal robust filtering design problem
where Λ denotes the simplex
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Optimal robust filtering 
H 2 optimal robust filter
H 2 optimal robust filter Estimation error
-th column of the identity matrix
H 2 optimal robust filter Fact -continuous time case
if and only if there exists P > 0 such that
H 2 optimal robust filter The primal problem can be expressed as
The H 2 optimal filter is Open problem
How to solve the minimax design problem adopting H ∞ instead of H 2 norms ?
Conjecture : Parameter dependent Lyapunov functions
